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Account: 3015463600  Base: USD   NAV Value: 6,232,894,472.99

Currency: USD     Rate: 1.0000
17325FAN8 CITIBANK NA CALLABLE NOTES FIXED 3.05% 01/MAY/2020 USD 100037,280,000.00 37,434,383.10 100.1928 37,351,879.54 37,434,383.10 37,351,879.54 287,843.60 (82,503.56) 37,639,723.14 0.60%

3133EJGC7 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 13/MAR/2020 USD 100025,000,000.00 24,995,011.00 99.9989 24,999,720.18 24,995,011.00 24,999,720.18 62,152.75 4,709.18 25,061,872.93 0.40%

3133EKT63 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 24/SEP/2021 USD 100030,000,000.00 30,000,000.00 100.0000 30,000,000.00 30,000,000.00 30,000,000.00 54,633.33 0.00 30,054,633.33 0.48%

3133EK4H6 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 28/OCT/2021 USD 100015,000,000.00 15,000,000.00 100.0000 15,000,000.00 15,000,000.00 15,000,000.00 2,920.83 0.00 15,002,920.83 0.24%

3133EJTC3 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 29/JUN/2020 USD 100050,000,000.00 49,990,050.00 99.9959 49,997,971.89 49,990,050.00 49,997,971.89 74,529.56 7,921.89 50,072,501.45 0.80%

3133EJTD1 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 29/JUN/2020 USD 100025,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 39,881.92 0.00 25,039,881.92 0.40%

3133EKXH4 FEDERAL FARM CREDIT BANKS FUNDING CORP BOND VARIABLE 29/JUN/2021 USD 100025,000,000.00 24,959,750.00 99.8739 24,968,462.65 24,959,750.00 24,968,462.65 39,430.57 8,712.65 25,007,893.22 0.40%

3130AFK30 FEDERAL HOME LOAN BANKS BOND VARIABLE 10/JUN/2020 USD 500025,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 60,791.67 0.00 25,060,791.67 0.40%

3130AH3A9 FEDERAL HOME LOAN BANKS BOND VARIABLE 10/SEP/2021 USD 500050,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 115,159.73 0.00 50,115,159.73 0.80%

3130AH5B5 FEDERAL HOME LOAN BANKS BOND VARIABLE 23/DEC/2020 USD 500050,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 91,152.79 0.00 50,091,152.79 0.80%

69353RFC7 PNC BANK NA CALLABLE NOTES FIXED 2% 19/MAY/2020 USD 100010,000,000.00 10,005,200.00 100.0292 10,002,917.99 10,005,200.00 10,002,917.99 40,710.06 (2,282.01) 10,043,628.05 0.16%

880591EV0 TENNESSEE VALLEY AUTHORITY NOTES FIXED 2.25% 15/MAR/2020 USD 100021,250,000.00 21,272,333.75 100.0729 21,265,489.54 21,272,333.75 21,265,489.54 181,953.12 (6,844.21) 21,447,442.66 0.34%

89236TCG8 TOYOTA MOTOR CREDIT CORP MEDIUM TERM NOTE VARIABLE 12/MAR/2020 USD 100045,012,000.00 45,046,209.12 100.0608 45,039,367.30 45,046,209.12 45,039,367.30 143,938.09 (6,841.82) 45,183,305.39 0.72%

90261XHK1 UBS AG/STAMFORD CT MEDIUM TERM NOTE FIXED 2.35% 26/MAR/2020 USD 100011,000,000.00 11,011,220.00 100.0950 11,010,446.21 11,011,220.00 11,010,446.21 90,475.00 (773.79) 11,100,921.21 0.18%

912828XM7 UNITED STATES OF AMERICA NOTES FIXED 1.625% 31/JUL/2020 USD 10012,236,000.00 12,238,642.98 100.0206 12,238,517.79 12,238,642.98 12,238,517.79 546.25 (125.19) 12,239,064.04 0.20%

9128285Q9 UNITED STATES OF AMERICA NOTES FIXED 2.75% 30/NOV/2020 USD 10042,000,000.00 42,412,902.00 100.9517 42,399,710.24 42,412,902.00 42,399,710.24 198,811.48 (13,191.76) 42,598,521.72 0.68%

9128286Q8 UNITED STATES OF AMERICA NOTES VARIABLE 30/APR/2021 USD 10050,000,000.00 49,998,588.62 99.9982 49,999,080.68 49,998,588.62 49,999,080.68 2,326.31 492.06 50,001,406.99 0.80%

9128285Y2 UNITED STATES OF AMERICA NOTES VARIABLE 31/JAN/2021 USD 10050,000,000.00 49,976,141.22 99.9748 49,987,415.53 49,976,141.22 49,987,415.53 2,292.98 11,274.31 49,989,708.51 0.80%

912828Z45 UNITED STATES OF AMERICA NOTES VARIABLE 31/JAN/2022 USD 100100,000,000.00 100,007,967.60 100.0080 100,007,956.70 100,007,967.60 100,007,956.70 4,694.28 (10.90) 100,012,650.98 1.60%

9128287G9 UNITED STATES OF AMERICA NOTES VARIABLE 31/JUL/2021 USD 10050,000,000.00 49,935,703.00 99.8957 49,947,836.31 49,935,703.00 49,947,836.31 2,438.81 12,133.31 49,950,275.12 0.80%

94986RPA3 WELLS FARGO & CO MEDIUM TERM NOTE VARIABLE 20/MAR/2020 USD 100025,000,000.00 25,029,134.75 100.0636 25,015,891.68 25,029,134.75 25,015,891.68 71,408.37 (13,243.07) 25,087,300.05 0.40%

961214DX8 WESTPAC BANKING CORP NOTES FIXED 3.05% 15/MAY/2020 USD 10005,694,000.00 5,723,665.74 100.3187 5,712,148.45 5,723,665.74 5,712,148.45 37,253.27 (11,517.29) 5,749,401.72 0.09%

FIXED INCOME Subtotal 755,036,902.88 754,944,812.68 755,036,902.88 754,944,812.68 1,605,344.77 (92,090.20) 756,550,157.45 12.14%

09248U700 BLACKROCK LIQUIDITY FUNDS INSTITUTIONAL SHSFEDFUND PORTFOLIO52,586,289.94 52,586,289.94 100.0000 52,586,289.94 52,586,289.94 52,586,289.94 67,314.04 0.00 52,653,603.98 0.84%

00499KPA5 INVESCO TREASURY PORTFOLIO INST.SHARES FUND 19317,296,425.89 7,296,425.89 100.0000 7,296,425.89 7,296,425.89 7,296,425.89 294.99 0.00 7,296,720.88 0.12%

99L310016 REPO JPMCHASE (CUST) METLIFE0131J 44,000,000.00 44,000,000.00 100.0000 44,000,000.00 44,000,000.00 44,000,000.00 1,931.11 0.00 44,001,931.11 0.71%

99L310015 REPO JPMCHASE (CUST) METLIFE0131K 16,002,800.00 16,002,800.00 100.0000 16,002,800.00 16,002,800.00 16,002,800.00 702.35 0.00 16,003,502.35 0.26%

ABA9980X7 TRI-PARTY REPO BANK OF NOVA SCOTIA 1.56% 2/3/2020580,000,000.00 580,000,000.00 100.0000 580,000,000.00 580,000,000.00 580,000,000.00 25,133.33 0.00 580,025,133.33 9.31%

USD NET PAYABLES 0.00 0.0000 0.00 0.00 0.00 (9,736,324.68) 0.00 (9,736,324.68) -0.16%

USD NET RECEIVABLES 0.00 0.0000 0.00 0.00 0.00 256,924.89 0.00 256,924.89 0.00%

CASH EQUIVALENTS Subtotal 699,885,515.83 699,885,515.83 699,885,515.83 699,885,515.83 (9,384,023.97) 0.00 690,501,491.86 11.08%

03785DBB1 APPLE INC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 20/MAY/2019 DUE 11/FEB/2020 2.47%50,000,000.00 49,860,875.00 99.9558 49,977,916.67 49,860,875.00 49,977,916.67 0.00 117,041.67 49,977,916.67 0.80%

05971XQV6 BANCO DEL ESTA DE CHLE CERTIFICATE OF DEPOSIT FIXED DTD 08/NOV/2019 DUE 07/FEB/2020 1.91%13,000,000.00 13,000,000.00 100.0000 13,000,000.00 13,000,000.00 13,000,000.00 58,626.39 0.00 13,058,626.39 0.21%

05971XRV5 BANCO DEL ESTA DE CHLE CERTIFICATE OF DEPOSIT FIXED DTD 15/JAN/2020 DUE 15/APR/2020 1.77%36,000,000.00 36,000,000.00 100.0000 36,000,000.00 36,000,000.00 36,000,000.00 30,090.00 0.00 36,030,090.00 0.58%

06050FDQ2 BANK OF AMERICA N/A CERTIFICATE OF DEPOSIT VARIABLE DTD 13/AUG/2019 DUE 01/MAY/2020100,000,000.00 100,000,000.00 100.0000 100,000,000.00 100,000,000.00 100,000,000.00 475,694.68 0.00 100,475,694.68 1.61%

06050FDS8 BANK OF AMERICA N/A CERTIFICATE OF DEPOSIT VARIABLE DTD 16/AUG/2019 DUE 06/APR/202038,000,000.00 38,000,000.00 100.0000 38,000,000.00 38,000,000.00 38,000,000.00 50,191.66 0.00 38,050,191.66 0.61%

06367BEZ8 BANK OF MONTREAL- CERTIFICATE OF DEPOSIT FIXED DTD 06/JAN/2020 DUE 16/APR/2020 1.7%40,000,000.00 40,000,000.00 100.0000 40,000,000.00 40,000,000.00 40,000,000.00 49,111.11 0.00 40,049,111.11 0.64%

06367BDQ9 BANK OF MONTREAL- CERTIFICATE OF DEPOSIT FIXED DTD 17/DEC/2019 DUE 17/MAR/2020 1.95%19,000,000.00 19,000,000.00 100.0000 19,000,000.00 19,000,000.00 19,000,000.00 47,341.67 0.00 19,047,341.67 0.31%

06367BDX4 BANK OF MONTREAL- CERTIFICATE OF DEPOSIT FIXED DTD 19/DEC/2019 DUE 18/MAR/2020 1.9%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 116,111.11 0.00 50,116,111.11 0.80%

06417MFU4 BANK OF NOVA SCOTIA CERTIFICATE OF DEPOSIT FIXED DTD 12/DEC/2019 DUE 12/JUN/2020 1.86%24,000,000.00 24,000,000.00 100.0000 24,000,000.00 24,000,000.00 24,000,000.00 63,240.00 0.00 24,063,240.00 0.39%

06417MDQ5 BANK OF NOVA SCOTIA CERTIFICATE OF DEPOSIT FIXED DTD 21/OCT/2019 DUE 21/APR/2020 1.89%25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 135,187.50 0.00 25,135,187.50 0.40%

06417MDT9 BANK OF NOVA SCOTIA CERTIFICATE OF DEPOSIT FIXED DTD 22/OCT/2019 DUE 22/APR/2020 1.9%25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 134,583.33 0.00 25,134,583.33 0.40%

06417MBM6 BANK OF NOVA SCOTIA/HOUSTON CERTIFICATE OF DEPOSIT VARIABLE 09/MAR/2020 USD 100040,000,000.00 40,000,000.00 100.0000 40,000,000.00 40,000,000.00 40,000,000.00 109,777.73 0.00 40,109,777.73 0.64%

0556C2CG6 BMW US CAPITAL LLC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 13/JAN/2020 DUE 16/MAR/2020 1.64%35,000,000.00 34,903,062.50 99.8039 34,931,372.23 34,903,062.50 34,931,372.23 0.00 28,309.73 34,931,372.23 0.56%

0556C2CJ0 BMW US CAPITAL LLC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 18/DEC/2019 DUE 18/MAR/2020 1.83%14,000,000.00 13,936,300.00 99.7700 13,967,800.00 13,936,300.00 13,967,800.00 0.00 31,500.00 13,967,800.00 0.22%

05586FLX3 BNP PARIBAS NEW YORK CERTIFICATE OF DEPOSIT FIXED DTD 12/NOV/2019 DUE 12/FEB/2020 1.75%39,000,000.00 39,000,000.00 100.0000 39,000,000.00 39,000,000.00 39,000,000.00 153,562.50 0.00 39,153,562.50 0.63%

10513ERG5 BRANCH BANKING & TR CERTIFICATE OF DEPOSIT FIXED DTD 12/NOV/2019 DUE 12/FEB/2020 1.85%47,300,000.00 47,300,000.00 100.0000 47,300,000.00 47,300,000.00 47,300,000.00 196,886.25 0.00 47,496,886.25 0.76%

13606B6S0 CANADIAN IMPERIAL BK CERTIFICATE OF DEPOSIT FIXED DTD 08/OCT/2019 DUE 28/FEB/2020 1.88%42,000,000.00 42,000,000.00 100.0000 42,000,000.00 42,000,000.00 42,000,000.00 254,426.67 0.00 42,254,426.67 0.68%

13606B6B7 CANADIAN IMPERIAL BK CERTIFICATE OF DEPOSIT FIXED DTD 24/SEP/2019 DUE 24/MAR/2020 2.02%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 364,722.22 0.00 50,364,722.22 0.81%

13606B6E1 CANADIAN IMPERIAL BK CERTIFICATE OF DEPOSIT FIXED DTD 25/SEP/2019 DUE 25/MAR/2020 2%44,000,000.00 44,000,000.00 100.0000 44,000,000.00 44,000,000.00 44,000,000.00 315,333.33 0.00 44,315,333.33 0.71%

13606C4V3 CANADIAN IMPERIAL BK CERTIFICATE OF DEPOSIT FIXED DTD 27/DEC/2019 DUE 28/SEP/2020 1.87%27,000,000.00 27,000,000.00 100.0000 27,000,000.00 27,000,000.00 27,000,000.00 50,490.00 0.00 27,050,490.00 0.43%

16677JBM7 CHEVRON CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 19/NOV/2019 DUE 21/FEB/2020 1.62%50,000,000.00 49,909,000.00 99.9133 49,956,666.67 49,909,000.00 49,956,666.67 0.00 47,666.67 49,956,666.67 0.80%

17305TM33 CITIBANK N.A. NEW YORK CERTIFICATE OF DEPOSIT FIXED DTD 11/DEC/2019 DUE 08/JUN/2020 1.82%70,000,000.00 70,000,000.00 100.0000 70,000,000.00 70,000,000.00 70,000,000.00 184,022.22 0.00 70,184,022.22 1.13%

19121AC41 COCA-COLA COMPANY CORPORATE COMMERCIAL PAPER DISCOUNT DTD 03/DEC/2019 DUE 04/MAR/2020 1.7%22,000,000.00 21,909,714.44 99.8524 21,967,537.78 21,909,714.44 21,967,537.78 0.00 57,823.34 21,967,537.78 0.35%

21687AF57 COOPERATIEVE CENTRALE CORPORATE COMMERCIAL PAPER DISCOUNT DTD 05/DEC/2019 DUE 05/JUN/2020 1.79%25,000,000.00 24,772,520.83 99.3785 24,844,618.05 24,772,520.83 24,844,618.05 0.00 72,097.22 24,844,618.05 0.40%

22535CJT9 CREDIT AGRICOLE CRP&IN CERTIFICATE OF DEPOSIT FIXED DTD 06/DEC/2019 DUE 06/MAR/2020 1.82%47,000,000.00 47,000,000.00 100.0000 47,000,000.00 47,000,000.00 47,000,000.00 135,438.33 0.00 47,135,438.33 0.76%

23341VZS3 DNB BANK ASA, NY BRANC CERTIFICATE OF DEPOSIT FIXED DTD 04/DEC/2019 DUE 04/MAY/2020 1.75%37,000,000.00 37,000,000.00 100.0000 37,000,000.00 37,000,000.00 37,000,000.00 106,118.06 0.00 37,106,118.06 0.60%

23341VA76 DNB BANK ASA, NY BRANC CERTIFICATE OF DEPOSIT FIXED DTD 16/JAN/2020 DUE 16/JUL/2020 1.7%28,000,000.00 28,000,000.00 100.0000 28,000,000.00 28,000,000.00 28,000,000.00 21,155.56 0.00 28,021,155.56 0.45%

23341VC33 DNB BANK ASA, NY BRANC CERTIFICATE OF DEPOSIT FIXED DTD 29/JAN/2020 DUE 05/FEB/2020 1.55%75,000,000.00 75,000,000.00 100.0000 75,000,000.00 75,000,000.00 75,000,000.00 9,687.50 0.00 75,009,687.50 1.20%

30215GC91 EXPORT DEVELMT CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 05/NOV/2019 DUE 09/MAR/2020 1.74%25,000,000.00 24,851,375.00 99.8212 24,955,291.67 24,851,375.00 24,955,291.67 0.00 103,916.67 24,955,291.67 0.40%

30215GCA8 EXPORT DEVELMT CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 10/DEC/2019 DUE 10/MAR/2020 1.77%50,000,000.00 49,776,291.67 99.8132 49,906,583.33 49,776,291.67 49,906,583.33 0.00 130,291.66 49,906,583.33 0.80%

30215GCL4 EXPORT DEVELMT CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 10/DEC/2019 DUE 20/MAR/2020 1.77%50,000,000.00 49,751,708.33 99.7640 49,882,000.00 49,751,708.33 49,882,000.00 0.00 130,291.67 49,882,000.00 0.80%

30215GCH3 EXPORT DEVELMT CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 12/DEC/2019 DUE 17/MAR/2020 1.79%50,000,000.00 49,761,333.33 99.7763 49,888,125.00 49,761,333.33 49,888,125.00 0.00 126,791.67 49,888,125.00 0.80%

30215GCP5 EXPORT DEVELMT CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 18/NOV/2019 DUE 23/MAR/2020 1.74%25,000,000.00 24,871,645.83 99.7408 24,935,187.50 24,871,645.83 24,935,187.50 0.00 63,541.67 24,935,187.50 0.40%

30215GE40 EXPORT DEVELMT CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 19/NOV/2019 DUE 04/MAY/2020 1.8%50,000,000.00 49,587,500.00 99.5350 49,767,500.00 49,587,500.00 49,767,500.00 0.00 180,000.00 49,767,500.00 0.80%

30215GEK4 EXPORT DEVELMT CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 22/NOV/2019 DUE 19/MAY/2020 1.8%70,000,000.00 69,373,500.00 99.4600 69,622,000.00 69,373,500.00 69,622,000.00 0.00 248,500.00 69,622,000.00 1.12%

30229AD14 EXXON MOBIL CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 05/DEC/2019 DUE 01/APR/2020 1.7%78,000,000.00 77,615,453.33 99.7209 77,782,300.00 77,615,453.33 77,782,300.00 0.00 166,846.67 77,782,300.00 1.25%

30229AE47 EXXON MOBIL CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 13/JAN/2020 DUE 04/MAY/2020 1.61%16,000,000.00 15,919,857.78 99.5841 15,933,453.34 15,919,857.78 15,933,453.34 0.00 13,595.56 15,933,453.34 0.26%

30229ACB3 EXXON MOBIL CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 13/NOV/2019 DUE 11/MAR/2020 1.67%20,000,000.00 19,899,888.89 99.8158 19,963,166.67 19,899,888.89 19,963,166.67 0.00 63,277.78 19,963,166.67 0.32%

30229ACC1 EXXON MOBIL CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 15/NOV/2019 DUE 12/MAR/2020 1.65%27,000,000.00 26,872,500.00 99.8111 26,949,000.00 26,872,500.00 26,949,000.00 0.00 76,500.00 26,949,000.00 0.43%

30229ABT5 EXXON MOBIL CORP CORPORATE COMMERCIAL PAPER DISCOUNT DTD 29/NOV/2019 DUE 27/FEB/2020 1.68%54,000,000.00 53,884,327.50 99.8852 53,937,990.00 53,884,327.50 53,937,990.00 0.00 53,662.50 53,937,990.00 0.87%

313384TU3 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 02/MAR/2020 USD 1000100,000,000.00 99,832,951.39 99.8731 99,873,125.00 99,832,951.39 99,873,125.00 0.00 40,173.61 99,873,125.00 1.60%

313384SR1 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 04/FEB/2020 USD 100025,000,000.00 24,953,118.06 99.9869 24,996,729.17 24,953,118.06 24,996,729.17 0.00 43,611.11 24,996,729.17 0.40%
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313384UF4 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 13/MAR/2020 USD 100050,000,000.00 49,839,666.67 99.8223 49,911,166.67 49,839,666.67 49,911,166.67 0.00 71,500.00 49,911,166.67 0.80%

313384TB5 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 14/FEB/2020 USD 100050,000,000.00 49,877,733.33 99.9432 49,971,616.67 49,877,733.33 49,971,616.67 0.00 93,883.34 49,971,616.67 0.80%

313384TG4 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 19/FEB/2020 USD 100050,000,000.00 49,878,923.61 99.9208 49,960,375.00 49,878,923.61 49,960,375.00 0.00 81,451.39 49,960,375.00 0.80%

313384UN7 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 20/MAR/2020 USD 100025,000,000.00 24,939,722.22 99.7933 24,948,333.33 24,939,722.22 24,948,333.33 0.00 8,611.11 24,948,333.33 0.40%

313384TM1 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 24/FEB/2020 USD 100050,000,000.00 49,863,513.89 99.8987 49,949,368.06 49,863,513.89 49,949,368.06 0.00 85,854.17 49,949,368.06 0.80%

313384UT4 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 25/MAR/2020 USD 100050,000,000.00 49,879,833.33 99.7725 49,886,270.83 49,879,833.33 49,886,270.83 0.00 6,437.50 49,886,270.83 0.80%

313384TP4 FEDERAL HOME LOAN BANKS DISCOUNT NOTES ZERO CPN 26/FEB/2020 USD 100034,870,000.00 34,818,469.89 99.8944 34,833,192.78 34,818,469.89 34,833,192.78 0.00 14,722.89 34,833,192.78 0.56%

313588SS5 FEDERAL NATIONAL MORTGAGE ASSOCIATION DISCOUNT NOTES ZERO CPN 05/FEB/2020 USD 100025,000,000.00 24,941,180.56 99.9829 24,995,722.22 24,941,180.56 24,995,722.22 0.00 54,541.66 24,995,722.22 0.40%

4497W0E53 ING (US) FUNDING LLC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 24/OCT/2019 DUE 05/MAY/2020 1.88%25,000,000.00 24,817,916.75 99.5039 24,875,972.28 24,817,916.75 24,875,972.28 0.00 58,055.53 24,875,972.28 0.40%

44988GAR9 ING (US) FUNDING LLC CORPORATE COMMERCIAL PAPER VARIABLE DTD 16/AUG/2019 DUE 14/FEB/202050,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 45,165.78 0.00 50,045,165.78 0.80%

44988GAU2 ING (US) FUNDING LLC CORPORATE COMMERCIAL PAPER VARIABLE DTD 21/AUG/2019 DUE 18/FEB/202035,000,000.00 35,000,000.00 100.0000 35,000,000.00 35,000,000.00 35,000,000.00 19,225.94 0.00 35,019,225.94 0.56%

46640PG23 J.P. MORGAN SECURITIES CORPORATE COMMERCIAL PAPER DISCOUNT DTD 07/OCT/2019 DUE 02/JUL/2020 1.84%10,000,000.00 9,911,022.22 99.2569 9,925,688.89 9,911,022.22 9,925,688.89 0.00 14,666.67 9,925,688.89 0.16%

24422LBJ1 JOHN DEERE CAPITAL C CORPORATE COMMERCIAL PAPER DISCOUNT DTD 17/JAN/2020 DUE 18/FEB/2020 1.63%25,000,000.00 24,968,888.89 99.9244 24,981,111.11 24,968,888.89 24,981,111.11 0.00 12,222.22 24,981,111.11 0.40%

53947CCW6 LLOYDS BANK CORPORATE CERTIFICATE OF DEPOSIT FIXED DTD 03/DEC/2019 DUE 03/MAR/2020 1.88%44,000,000.00 44,000,000.00 100.0000 44,000,000.00 44,000,000.00 44,000,000.00 137,866.67 0.00 44,137,866.67 0.71%

55078TCJ4 LVMH CORPORATE COMMERCIAL PAPER DISCOUNT DTD 13/JAN/2020 DUE 18/MAR/2020 1.67%10,000,000.00 9,973,875.00 99.7892 9,978,916.67 9,973,875.00 9,978,916.67 0.00 5,041.67 9,978,916.67 0.16%

55078TBJ5 LVMH CORPORATE COMMERCIAL PAPER DISCOUNT DTD 27/NOV/2019 DUE 18/FEB/2020 1.77%25,000,000.00 24,901,437.50 99.9193 24,979,812.50 24,901,437.50 24,979,812.50 0.00 78,375.00 24,979,812.50 0.40%

58934AB62 MERCK & CO., INC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 08/JAN/2020 DUE 06/FEB/2020 1.59%50,000,000.00 49,937,166.67 99.9783 49,989,166.67 49,937,166.67 49,989,166.67 0.00 52,000.00 49,989,166.67 0.80%

58934ABU9 MERCK & CO., INC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 14/JAN/2020 DUE 28/FEB/2020 1.58%20,000,000.00 19,963,833.33 99.8838 19,976,750.00 19,963,833.33 19,976,750.00 0.00 12,916.67 19,976,750.00 0.32%

58934AC95 MERCK & CO., INC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 15/JAN/2020 DUE 09/MAR/2020 1.59%20,000,000.00 19,953,200.00 99.8397 19,967,933.33 19,953,200.00 19,967,933.33 0.00 14,733.33 19,967,933.33 0.32%

59157TB51 METLIFE SHORT TERM FDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 08/OCT/2019 DUE 05/FEB/2020 1.95%28,000,000.00 27,837,693.33 99.9791 27,994,151.11 27,837,693.33 27,994,151.11 0.00 156,457.78 27,994,151.11 0.45%

59157TGF4 METLIFE SHORT TERM FDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 13/JAN/2020 DUE 15/JUL/2020 1.78%20,000,000.00 19,828,050.00 99.2163 19,843,250.00 19,828,050.00 19,843,250.00 0.00 15,200.00 19,843,250.00 0.32%

59157TB36 METLIFE SHORT TERM FDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 21/OCT/2019 DUE 03/FEB/2020 1.9%14,000,000.00 13,939,430.56 99.9903 13,998,638.89 13,939,430.56 13,998,638.89 0.00 59,208.33 13,998,638.89 0.22%

59157TES8 METLIFE SHORT TERM FDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 26/NOV/2019 DUE 26/MAY/2020 1.81%17,000,000.00 16,848,737.78 99.4378 16,904,422.22 16,848,737.78 16,904,422.22 0.00 55,684.44 16,904,422.22 0.27%

59157TBU6 METLIFE SHORT TERM FUNDING LLC COMMERCIAL PAPER DISCOUNT DTD 27/AUG/2019 DUE 28/FEB/2020 0%50,000,000.00 49,808,750.00 99.8725 49,936,250.00 49,808,750.00 49,936,250.00 0.00 127,500.00 49,936,250.00 0.80%

60710AGP1 MIZUHO BANK LTD CERTIFICATE OF DEPOSIT FIXED DTD 08/NOV/2019 DUE 07/FEB/2020 1.87%39,000,000.00 39,000,000.00 100.0000 39,000,000.00 39,000,000.00 39,000,000.00 172,195.83 0.00 39,172,195.83 0.63%

55379W7F7 MUFG BANK LTD NY BRAN CERTIFICATE OF DEPOSIT FIXED DTD 16/JAN/2020 DUE 15/APR/2020 1.75%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 38,888.89 0.00 50,038,888.89 0.80%

63763PBA6 NATIONAL SECS CLEARING CORPORATE COMMERCIAL PAPER DISCOUNT DTD 05/NOV/2019 DUE 10/FEB/2020 1.75%60,000,000.00 59,810,430.56 99.9558 59,973,500.00 59,810,430.56 59,973,500.00 0.00 163,069.44 59,973,500.00 0.96%

63763PGA1 NATIONAL SECS CLEARING CORPORATE COMMERCIAL PAPER DISCOUNT DTD 06/JAN/2020 DUE 10/JUL/2020 1.8%42,000,000.00 41,654,865.00 99.2311 41,677,066.67 41,654,865.00 41,677,066.67 0.00 22,201.67 41,677,066.67 0.67%

63763PB32 NATIONAL SECS CLEARING CORPORATE COMMERCIAL PAPER DISCOUNT DTD 07/AUG/2019 DUE 03/FEB/2020 1.95%25,000,000.00 24,762,500.00 99.9894 24,997,361.11 24,762,500.00 24,997,361.11 0.00 234,861.11 24,997,361.11 0.40%

63763PB65 NATIONAL SECS CLEARING CORPORATE COMMERCIAL PAPER DISCOUNT DTD 07/NOV/2019 DUE 06/FEB/2020 1.75%25,000,000.00 24,892,569.44 99.9764 24,994,097.22 24,892,569.44 24,994,097.22 0.00 101,527.78 24,994,097.22 0.40%

63763PF12 NATIONAL SECS CLEARING CORPORATE COMMERCIAL PAPER DISCOUNT DTD 21/NOV/2019 DUE 01/JUN/2020 1.8%16,000,000.00 15,849,888.89 99.4118 15,905,888.89 15,849,888.89 15,905,888.89 0.00 56,000.00 15,905,888.89 0.26%

63763PC49 NATIONAL SECS CLEARING CORPORATE COMMERCIAL PAPER DISCOUNT DTD 26/NOV/2019 DUE 04/MAR/2020 1.8%16,000,000.00 15,929,986.67 99.8427 15,974,826.67 15,929,986.67 15,974,826.67 0.00 44,840.00 15,974,826.67 0.26%

63253JD15 NAT'L AUSTRALIA FNDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 06/NOV/2019 DUE 01/APR/2020 1.8%50,000,000.00 49,632,500.00 99.7000 49,850,000.00 49,632,500.00 49,850,000.00 0.00 217,500.00 49,850,000.00 0.80%

63253JDE7 NAT'L AUSTRALIA FNDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 19/NOV/2019 DUE 14/APR/2020 1.83%45,000,000.00 44,663,737.50 99.6289 44,833,012.50 44,663,737.50 44,833,012.50 0.00 169,275.00 44,833,012.50 0.72%

63253JD64 NAT'L AUSTRALIA FNDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 20/DEC/2019 DUE 06/APR/2020 1.76%20,000,000.00 19,894,400.00 99.6822 19,936,444.44 19,894,400.00 19,936,444.44 0.00 42,044.44 19,936,444.44 0.32%

63253JDW7 NAT'L AUSTRALIA FNDG CORPORATE COMMERCIAL PAPER DISCOUNT DTD 21/NOV/2019 DUE 30/APR/2020 1.78%24,000,000.00 23,808,946.67 99.5599 23,894,386.67 23,808,946.67 23,894,386.67 0.00 85,440.00 23,894,386.67 0.38%

63253LZB4 NAT'L AUSTRALIA FNDG CORPORATE COMMERCIAL PAPER VARIABLE DTD 28/OCT/2019 DUE 28/JUL/202025,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 5,220.83 0.00 25,005,220.83 0.40%

65558TSL0 NORDEA BK ABP NY CERTIFICATE OF DEPOSIT FIXED DTD 10/JAN/2020 DUE 10/JUL/2020 1.76%26,000,000.00 26,000,000.00 100.0000 26,000,000.00 26,000,000.00 26,000,000.00 27,964.44 0.00 26,027,964.44 0.42%

65558TRN7 NORDEA BK ABP NY CERTIFICATE OF DEPOSIT FIXED DTD 13/DEC/2019 DUE 01/JUL/2020 1.85%63,000,000.00 63,000,000.00 100.0000 63,000,000.00 63,000,000.00 63,000,000.00 161,875.00 0.00 63,161,875.00 1.01%

65558TQK4 NORDEA BK ABP NY CERTIFICATE OF DEPOSIT FIXED DTD 20/NOV/2019 DUE 01/MAY/2020 1.82%25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 92,263.89 0.00 25,092,263.89 0.40%

67983TEL6 OLD LINE FUNDING LLC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 20/NOV/2019 DUE 20/MAY/2020 1.91%22,000,000.00 21,794,238.89 99.4399 21,876,769.45 21,794,238.89 21,876,769.45 0.00 82,530.56 21,876,769.45 0.35%

67984WMG0 OLD LINE FUNDING LLC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 24/OCT/2019 DUE 22/APR/2020 1.9%32,000,000.00 31,694,311.11 99.5725 31,863,200.00 31,694,311.11 31,863,200.00 0.00 168,888.89 31,863,200.00 0.51%

67983TES1 OLD LINE FUNDING LLC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 25/NOV/2019 DUE 26/MAY/2020 1.91%23,000,000.00 22,783,704.17 99.4090 22,864,076.39 22,783,704.17 22,864,076.39 0.00 80,372.22 22,864,076.39 0.37%

69372AB43 PACCAR FINANCIAL COR CORPORATE COMMERCIAL PAPER DISCOUNT DTD 02/JAN/2020 DUE 04/FEB/2020 1.66%20,000,000.00 19,970,300.00 99.9865 19,997,300.00 19,970,300.00 19,997,300.00 0.00 27,000.00 19,997,300.00 0.32%

69372ABE1 PACCAR FINANCIAL COR CORPORATE COMMERCIAL PAPER DISCOUNT DTD 14/NOV/2019 DUE 14/FEB/2020 1.72%14,000,000.00 13,981,800.00 99.9437 13,992,113.33 13,981,800.00 13,992,113.33 0.00 10,313.33 13,992,113.33 0.22%

71708ECC7 PFIZER INC. CORPORATE COMMERCIAL PAPER DISCOUNT DTD 04/OCT/2019 DUE 12/MAR/2020 2.05%20,000,000.00 19,917,361.11 99.7944 19,958,888.89 19,917,361.11 19,958,888.89 0.00 41,527.78 19,958,888.89 0.32%

71708EBD6 PFIZER INC. CORPORATE COMMERCIAL PAPER DISCOUNT DTD 13/AUG/2019 DUE 13/FEB/2020 2.05%48,000,000.00 47,855,253.33 99.9387 47,970,560.00 47,855,253.33 47,970,560.00 0.00 115,306.67 47,970,560.00 0.77%

71838LC59 PHILIP MORRIS INTL INC CORPORATE COMMERCIAL PAPER DISCOUNT DTD 02/JAN/2020 DUE 05/MAR/2020 1.67%47,000,000.00 46,865,110.00 99.8497 46,929,343.33 46,865,110.00 46,929,343.33 0.00 64,233.33 46,929,343.33 0.75%

77119LBL2 ROCHE HOLDINGS, INC. CORPORATE COMMERCIAL PAPER DISCOUNT DTD 09/JAN/2020 DUE 20/FEB/2020 1.6%35,000,000.00 34,935,891.67 99.9171 34,970,998.61 34,935,891.67 34,970,998.61 0.00 35,106.94 34,970,998.61 0.56%

77119LBA6 ROCHE HOLDINGS, INC. CORPORATE COMMERCIAL PAPER DISCOUNT DTD 13/JAN/2020 DUE 10/FEB/2020 1.58%48,500,000.00 48,441,530.56 99.9613 48,481,206.25 48,441,530.56 48,481,206.25 0.00 39,675.69 48,481,206.25 0.78%

83050PGU7 SKANDIN ENS BANKEN CERTIFICATE OF DEPOSIT FIXED DTD 02/DEC/2019 DUE 01/JUN/2020 1.87%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 158,430.56 0.00 50,158,430.56 0.80%

83050PHF9 SKANDIN ENS BANKEN CERTIFICATE OF DEPOSIT FIXED DTD 02/JAN/2020 DUE 02/JUL/2020 1.85%22,000,000.00 22,000,000.00 100.0000 22,000,000.00 22,000,000.00 22,000,000.00 33,916.67 0.00 22,033,916.67 0.35%

83050PHB8 SKANDIN ENS BANKEN CERTIFICATE OF DEPOSIT FIXED DTD 11/DEC/2019 DUE 15/JUN/2020 1.85%13,000,000.00 13,000,000.00 100.0000 13,000,000.00 13,000,000.00 13,000,000.00 34,738.89 0.00 13,034,738.89 0.21%

83050PGQ6 SKANDIN ENS BANKEN CERTIFICATE OF DEPOSIT FIXED DTD 20/NOV/2019 DUE 20/MAY/2020 1.88%25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 95,305.56 0.00 25,095,305.56 0.40%

86565B5P2 SUMITOMO MITSUI BANKING CORP/NEW YORK CERTIFICATE OF DEPOSIT VARIABLE 24/JUL/2020 USD 100065,000,000.00 65,000,000.00 100.0000 65,000,000.00 65,000,000.00 65,000,000.00 25,277.77 0.00 65,025,277.77 1.04%

86565B3B5 SUMITOMO MTSU BKG CORP CERTIFICATE OF DEPOSIT FIXED DTD 19/NOV/2019 DUE 19/MAR/2020 1.83%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 188,083.33 0.00 50,188,083.33 0.81%

86959RAS9 SVENSKA HANDELSBANKEN/NEW YORK NY CERTIFICATE OF DEPOSIT VARIABLE 08/APR/2020 USD 100050,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 60,404.28 0.00 50,060,404.28 0.80%

86959RDN7 SVENSKA HANDELSBANKEN/NEW YORK NY CERTIFICATE OF DEPOSIT VARIABLE 25/AUG/2020 USD 100030,000,000.00 30,000,000.00 100.0000 30,000,000.00 30,000,000.00 30,000,000.00 112,171.64 0.00 30,112,171.64 0.48%

86959RAJ9 SVENSKA HANDELSBANKEN/NEW YORK NY CERTIFICATE OF DEPOSIT VARIABLE 27/MAR/2020 USD 100050,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 12,367.23 0.00 50,012,367.23 0.80%

86959RBX7 SVENSKA HANDLSBNKN AB CERTIFICATE OF DEPOSIT FIXED DTD 18/SEP/2019 DUE 16/MAR/2020 2.06%20,000,000.00 20,000,000.00 100.0000 20,000,000.00 20,000,000.00 20,000,000.00 155,644.44 0.00 20,155,644.44 0.32%

87019VZT7 SWEDBANK (SPARBANK) CERTIFICATE OF DEPOSIT FIXED DTD 02/DEC/2019 DUE 01/JUN/2020 1.87%33,000,000.00 33,000,000.00 100.0000 33,000,000.00 33,000,000.00 33,000,000.00 104,564.17 0.00 33,104,564.17 0.53%

87019VZV2 SWEDBANK (SPARBANK) CERTIFICATE OF DEPOSIT FIXED DTD 11/DEC/2019 DUE 11/JUN/2020 1.85%17,000,000.00 17,000,000.00 100.0000 17,000,000.00 17,000,000.00 17,000,000.00 45,427.78 0.00 17,045,427.78 0.27%

87019VZQ3 SWEDBANK (SPARBANK) CERTIFICATE OF DEPOSIT FIXED DTD 15/NOV/2019 DUE 15/MAY/2020 1.84%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 199,333.33 0.00 50,199,333.33 0.81%

87019VZR1 SWEDBANK (SPARBANK) CERTIFICATE OF DEPOSIT FIXED DTD 18/NOV/2019 DUE 18/MAY/2020 1.84%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 191,666.67 0.00 50,191,666.67 0.81%

87019VZS9 SWEDBANK (SPARBANK) CERTIFICATE OF DEPOSIT FIXED DTD 26/NOV/2019 DUE 26/MAY/2020 1.84%10,000,000.00 10,000,000.00 100.0000 10,000,000.00 10,000,000.00 10,000,000.00 34,244.44 0.00 10,034,244.44 0.16%

88603YFV8 THUNDER BAY FNDNG LL CORPORATE COMMERCIAL PAPER VARIABLE DTD 17/JAN/2020 DUE 21/JUL/202075,000,000.00 75,000,000.00 100.0000 75,000,000.00 75,000,000.00 75,000,000.00 55,499.99 0.00 75,055,499.99 1.20%

88602TE74 THUNDER BAY FNDNG LLC. CORPORATE COMMERCIAL PAPER DISCOUNT DTD 07/NOV/2019 DUE 07/MAY/2020 1.9%28,000,000.00 27,738,122.22 99.5067 27,861,866.67 27,738,122.22 27,861,866.67 0.00 123,744.45 27,861,866.67 0.45%

88602TEB5 THUNDER BAY FNDNG LLC. CORPORATE COMMERCIAL PAPER DISCOUNT DTD 11/DEC/2019 DUE 11/MAY/2020 1.9%11,000,000.00 10,914,077.78 99.4861 10,943,472.22 10,914,077.78 10,943,472.22 0.00 29,394.44 10,943,472.22 0.18%

89114M3Y1 TORONTO-DOMINION BANK/NY CERTIFICATE OF DEPOSIT VARIABLE 03/AUG/2020 USD 100050,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 242,958.43 0.00 50,242,958.43 0.81%

89114N2L8 TORONTO-DOMINION BANK/NY CERTIFICATE OF DEPOSIT VARIABLE 08/SEP/2020 USD 100040,000,000.00 40,000,000.00 100.0000 40,000,000.00 40,000,000.00 40,000,000.00 120,944.53 0.00 40,120,944.53 0.64%

89114N5L5 TORONTO-DOMINION BANK/NY CERTIFICATE OF DEPOSIT VARIABLE 30/SEP/2020 USD 100030,000,000.00 30,000,000.00 100.0000 30,000,000.00 30,000,000.00 30,000,000.00 52,391.65 0.00 30,052,391.65 0.48%

89114NB46 TORONTO-DOMINION CERTIFICATE OF DEPOSIT FIXED DTD 20/NOV/2019 DUE 18/FEB/2020 1.82%25,000,000.00 25,000,000.00 100.0000 25,000,000.00 25,000,000.00 25,000,000.00 92,263.89 0.00 25,092,263.89 0.40%

89114NFZ3 TORONTO-DOMINION CERTIFICATE OF DEPOSIT FIXED DTD 24/JAN/2020 DUE 31/JUL/2020 1.72%21,000,000.00 21,000,000.00 100.0000 21,000,000.00 21,000,000.00 21,000,000.00 8,026.67 0.00 21,008,026.67 0.34%

89114NBC8 TORONTO-DOMINION CERTIFICATE OF DEPOSIT FIXED DTD 25/NOV/2019 DUE 25/NOV/2020 1.82%35,000,000.00 35,000,000.00 100.0000 35,000,000.00 35,000,000.00 35,000,000.00 120,322.22 0.00 35,120,322.22 0.56%

89788L2D5 TRUIST BANK CERTIFICATE OF DEPOSIT FIXED DTD 16/JAN/2020 DUE 16/APR/2020 1.69%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 37,555.56 0.00 50,037,555.56 0.80%

89788L2H6 TRUIST BANK CERTIFICATE OF DEPOSIT FIXED DTD 24/JAN/2020 DUE 01/MAY/2020 1.65%20,000,000.00 20,000,000.00 100.0000 20,000,000.00 20,000,000.00 20,000,000.00 7,333.33 0.00 20,007,333.33 0.32%

90275DJU5 UBS AG STAMFORD BRAN CERTIFICATE OF DEPOSIT FIXED DTD 28/AUG/2019 DUE 28/FEB/2020 2%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 436,111.11 0.00 50,436,111.11 0.81%

90275DHG8 UBS AG/STAMFORD CT CERTIFICATE OF DEPOSIT FIXED 2.9% 02/MAR/2020 USD 100040,605,000.00 40,753,186.32 100.0805 40,637,688.16 40,753,186.32 40,637,688.16 497,185.67 (115,498.16) 41,134,873.83 0.66%

90333VY61 US BANK N.A. CERTIFICATE OF DEPOSIT FIXED DTD 03/JAN/2020 DUE 06/JUL/2020 1.76%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 70,888.89 0.00 50,070,888.89 0.80%

90333VS92 US BANK N.A. CERTIFICATE OF DEPOSIT VARIABLE DTD 28/JUN/2019 DUE 30/MAR/202050,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 4,888.89 0.00 50,004,888.89 0.80%
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95001KGJ7 WELLS FARGO BANK NA CERTIFICATE OF DEPOSIT FIXED DTD 23/JAN/2020 DUE 23/OCT/2020 1.73%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 21,625.00 0.00 50,021,625.00 0.80%

94989R5V6 WELLS FARGO BANK NA CERTIFICATE OF DEPOSIT VARIABLE 02/MAR/2020 USD 100012,000,000.00 12,004,800.00 100.0119 12,001,425.74 12,004,800.00 12,001,425.74 39,109.97 (3,374.26) 12,040,535.71 0.19%

95001KDQ4 WELLS FARGO BANK NA CERTIFICATE OF DEPOSIT VARIABLE 03/MAR/2020 USD 100030,000,000.00 29,998,200.00 99.9967 29,999,003.57 29,998,200.00 29,999,003.57 44,683.34 803.57 30,043,686.91 0.48%

95001KBY9 WELLS FARGO BANK NA CERTIFICATE OF DEPOSIT VARIABLE 26/MAR/2020 USD 10009,000,000.00 9,000,000.00 100.0000 9,000,000.00 9,000,000.00 9,000,000.00 2,238.60 0.00 9,002,238.60 0.14%

95001KAJ3 WELLS FARGO BANK NA CERTIFICATE OF DEPOSIT VARIABLE 29/APR/2020 USD 100031,700,000.00 31,695,245.00 99.9953 31,698,494.82 31,695,245.00 31,698,494.82 4,700.18 3,249.82 31,703,195.00 0.51%

96130AEN4 WESTPAC BKING CORP NY CERTIFICATE OF DEPOSIT FIXED DTD 05/DEC/2019 DUE 05/JUN/2020 1.855%24,000,000.00 24,000,000.00 100.0000 24,000,000.00 24,000,000.00 24,000,000.00 71,726.67 0.00 24,071,726.67 0.39%

96130ADN5 WESTPAC BKING CORP NY CERTIFICATE OF DEPOSIT FIXED DTD 17/OCT/2019 DUE 16/APR/2020 1.9%75,000,000.00 75,000,000.00 100.0000 75,000,000.00 75,000,000.00 75,000,000.00 423,541.67 0.00 75,423,541.67 1.21%

96130ADR6 WESTPAC BKING CORP NY CERTIFICATE OF DEPOSIT FIXED DTD 22/OCT/2019 DUE 23/APR/2020 1.88%50,000,000.00 50,000,000.00 100.0000 50,000,000.00 50,000,000.00 50,000,000.00 266,333.33 0.00 50,266,333.33 0.81%

SHORT TERM INVESTMENTS Subtotal 4,773,514,926.30 4,778,229,463.91 4,773,514,926.30 4,778,229,463.91 7,834,371.44 4,714,537.61 4,786,063,835.35 76.79%

EXPENSE              00015ADVISOR 0.00 0.00 0.0000 0.00 0.00 0.00 (221,011.67) 0.00 (221,011.67) 0.00%

MISCELLANEOUS Subtotal 0.00 0.00 0.00 0.00 (221,011.67) 0.00 (221,011.67) 0.00%

USD  Subtotal 6,228,437,345.01 6,233,059,792.42 6,228,437,345.01 6,233,059,792.42 (165,319.43) 4,622,447.41 6,232,894,472.99 100.00%

3015463600 Grand Total 6,228,437,345.01 6,233,059,792.42 (165,319.43) 4,622,447.41 6,232,894,472.99 100.00%
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